CME Weather Futures

cme

Existing New HDD Seasonal Strips Existing  New CDD/CAT Seasonal Strips
Chicago Mercantile Exchange City Monthly ~ Starting ~ Starting  Starting  Starting Starting  Starting Starting Monthly  Starting Starting Starting Starting Starting  Starting  Starting
Code ocT NoV DEC JAN FEB MAR APR Code APR MAY JUN JuL AUG SEP oct
Atlanta H1 H1V H1X H1Z H1F H1G H1H N/A K1 K1) K1K Kim KIN K1Q K1u N/A
CME A|te rn ative Investment Products Chicago H2 H2v H2X H2z H2F H2G H2H N/A K2 K2J K2K K2M K2N K2Q K2u N/A
Cincinnati H3 H3V H3X Haz H3F H3G H3H N/A K3 K3 K3K K3M K3N K3Q K3u N/A
New York Ha4 Hav HaX H4az HaF H4G H4H N/A Ka K4) KaK Kam KaN K4Q Kau N/A
Dallas H5 H5V H5X H5Z H5F H5G H5H N/A K5 K5) K5K K5M K5N K5Q K5U N/A
Philadelphia H6 HeV HEX H6Z HeF HE6G HBH N/A K6 KeJ KeK K6Mm K6N K6Q Kéu N/A
o Portland H7 H7V H7X H7Z H7F H7G H7H N/A K7 K7) K7K K7M K7N K7Q K7U N/A
C reatl n g C M E We at h e r C Od eS Tucson H8 HaV HeX H8z H8F H8G H8H N/A K8 K8J K8K K8Mm K8N K8Q K8U N/A
Des Moines H9 Hov HOX Hoz HOF HOG HOH N/A K9 K9 K9K KM KON K9Q Kou N/A
Las Vegas HO Hov HOX Hoz HOF HOG HOH N/A KO Koy KOK KOM KON KoQ Kou N/A
Boston HW HWV HWX HWZz HWF HWG HWH N/A KW KWJ KWK KWM KWN KWQ KWU N/A
Houston HR HRV HRX HRZ HRF HRG HRH N/A KR KRJ KRK KRM KRN KRQ KRU N/A
Kansas City HX HXV HXX HXZ HXF HXG HXH N/A KX KXJ KXK KXM KXN KXQ KXU N/A
In order to simplify the use of CME Weather codes and explain how they are structured, the CME Weather team has included all the Minneapoli "o Hov Hox Aoz HoF Hoe ren NA “Q K KK KoM KQN Kee KQu A
Sacramento HS HsV HSX Hsz HSF HSG HSH N/A KS KSJ KSK KSM KSN KsQ Ksu N/A
codes in a table (see reverse) SaltLake City ~ HU HAV HAX HAZ HAF HAG HAH N/A KU KU KUK KUM KUN KUQ KuU N/A
The example below illustrates how a seasonal strip trade is executed. All monthly codes remain the same for both futures and options Detroit HK HKY HKX Hkz HKF HKG HKH /A KK KK KKK KKM KKN KKQ KKU A
futures. Baltimore HV HWV HVX HvZ HVF HVG HVH N/A KV KVJ KVK KVM KVN KVQ KVU N/A
on London DO DOV DOX D0z DOF DOG DOH N/A GO GO GOK GOM GON GOQ GoU N/A
Paris D1 D1V D1X D1Z DIF D1G D1H N/A G1 GL GI1K GIM GIN G1Q G1U N/A
—Seisasads e Amsterdam D2 D2V D2X D22 D2F D2G D2H N/A G2 G2 G2K G2M G2N G2Q G2u N/A
P S it G ot B S || Y skt 4 ko G 7 [ S = i Berlin D3 D3V D3X D3z D3F D3G D3H N/A G3 G3) G3K G3M G3N G3Q G3u N/A
[Hswar = 3| & - e [ 67, i Stockholm D5 D5V D5X D5Z D5F D5G D5H N/A G5 G5 G5K G5M GSN G5Q G5U N/A
Essen D4 D4V D4X D4z D4F D4G D4H N/A G4 G4 G4K GaM GAN G4Q G4u N/A
ChAE Woativer Fifurcs ,P: Rome D9 DoV D9X D9z DOF D9G DOH N/A G9 G G9K G9M GON G9Q GoU N/A
Madrid DQ DQV DQX DQZ DQF DQG DQH N/A GQ GQJ GQK GQM GQN GQQ GQU N/A
Exjsting Mew HDD Seasonal Strips Barcelona D8 D8V D8X D8z D8F D8G D8H N/A G8 G8J G8K G8M G8N G8Q G8U N/A
ity Morthly Starting  Starting Starting  Starting Starting  Starting Tokyo N/A N/A N/A N/A N/A N/A N/A N/A G6 G6J G6K G6M G6N G6Q G6U N/A
Code OCT NOW OEC AN FER MAR Osaka N/A N/A N/A N/A N/A N/A N/A N/A G7 G7) G7K G7TM G7N G7Q G7U N/A
Attanta H1Y H1X H12 H1F H1G H1H
Chicaoo HIW HIH CME Weather Options
et 3V i Existing New HDD Seasonal Strips Existing  New CDD/CAT Seasonal Strips
City Monthly  Starting  Starting Starting Starting Starting Starting Starting Monthly  Starting Starting Starting Starting Starting ~ Starting  Starting
Mesw York Hay H4H Code ocT NOV DEC JAN FEB MAR APR Code APR MAY JUN JuL AUG SEP oct
Dallse HEy HEH Atlanta 11 11V 11X 112 11F 116 11H N/A 21 21 21K 21M 21N 21Q 21U N/A
- Chicago 12 12v 12X 127 12F 126 12H N/A 22 22 22K 22M 22N 22Q 22U N/A
Philadelphia HEV HGH Cincinnati 13 13V 13X 132 13F 136 13H N/A 23 23) 23K 23M 23N 23Q 23U N/A
Portland HTH New York 14 14v 14X 147 14F 146 14H N/A 24 24 24K 24M 24N 24Q 24U N/A
Tocsain HBH Dallas 15 15V 15X 157 15F 156G 15H N/A 25 25) 25K 25M 25N 25Q 25U N/A
. e = Philadelphia 16 16V 16X 167 16F 16G 16H N/A 26 26) 26K 26M 26N 26Q 26U N/A
Des Woines ind Portland 17 17V 17X 172 17F 176 17H N/A 27 27) 27K 27M 27N 27Q 27U N/A
L WA HOH Tucson 18 18V 18X 187 18F 186 18H N/A 28 28 28K 28M 28N 280 28U N/A
Borston HWH Des Moines 19 19v 19X 192 19F 196 19H N/A 29 29) 29K 29M 29N 29Q 29U N/A
Las Vegas 10 10V 10X 102 10F 106 10H N/A 20 20 20K 20M 20N 20Q 20U N/A
Boston 36 36V 36X 362 36F 36G 36H N/A 46 46) 46K 46M 46N 46Q 46U N/A
PP . fit Houston 37 37V 37X 372 37F 376 37H N/A 47 47) 47K am 47N 47Q 47U N/A
Kansas City 33 33V 33X 33z 33F 336 33H N/A 43 43) 43K 43M 43N 43Q 43U N/A
Minneapolis 34 34v 34X 347 34F 34G 34H N/A 44 44) 44K 44M 44N 44Q 44U N/A
Creating Seasonal Trade Strip Codet Sacramento 35 35V 35X 357 35F 35G 35H N/A 45 45) 45K 45M 45N 45Q 45U N/A
Salt Lake City ~ HUO v J7X 7z JTF 76 J7H N/A KUO R7J R7K R7M R7N R7Q R7U N/A
1. Start with the Monthly Code (e.g. H2). Detroit HKO 8V 18X 8z I8F i8G I8H N/A KKO R8J R8K R8M R8N R8Q R8U N/A
2. To execute a three-month season strip* (e.g. H2+Z+G), select the beginning and ending months galtmore o o o = o e o NA o e e e ren Fe9 e A
’ 9 ! : London 00 oov 00X 00z OOF 00G OO0H N/A uo uoJ UOK uoM UON uoQ uou N/A
3. The code is finalized by ending with the trading year (e.g. H2ZG6 since 6 is used for 2006). Paris o1 o ox 01z O1F o6 O1H /A Ui vl VIK uim VIN v1Q u1u NIA
Amsterdam 02 o2v 02X 02z 02F 026 O2H N/A u2 U2l U2K u2m U2N u2Q u2u N/A
For more information on CME Weather products or their codes, contact Dave Smith at (312) 634-8921 or dsmith@cme.com. Berlin 03 o3v 03X 03z 03F 036 O3H N/A u3 U3 UK usm U3N u3Q usu N/A
Stockholm 05 o5V 05X 057 O5F 05G 05H N/A us UsJ U5K UsM USN UsQ usu N/A
* Seasonal Strips cover from two to six months and must start and end in the same season. Essen 04 04V 04X 04z 04F 04G 04H N/A ua ual UaK uam U4N U4Q Uau N/A
Rome D90 99V 99X 997 99F 99G 99H N/A G90 U9l U9K UM U9N u9Q u9u N/A
Madrid DQO 97V 97X 97z 97F 97G 97H N/A GQO u7l U7K u7™M U7N u7Q U7y N/A
WWW.cme.com/weather Barcelona D8O 98V 98X 98z 98F 98G 98H N/A G80 usl UsK usM UsN usQ usu N/A
Tokyo N/A N/A N/A N/A N/A N/A N/A N/A 06 06) 06K 06M 06N 06Q 06U N/A
Osaka N/A N/A N/A N/A N/A N/A N/A N/A o7 o7) 07K o7M O7N 07Q o7y N/A

Refer to the other side for Creating Weather Codes

Al002.2/500/1105



